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S T A T E   T R E A S U R E R ' S   O F F I C E 

 
W A T E R M A R K   I N V E N T O R Y 

 
INVESTMENTS OUTSTANDING AS OF 9/30/06  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 9/30/06 
POOL: LGIP-GOVERNMENT (7) 

 
============================================================================================================================================== 
 Pos#   Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 TRI-PARTY REPO-TSY COLLAT (   7) 
                                                 -------------------------------- 
 55185 TPCG0330 CITIGROUP GLOBAL M  5.050 10/02/06  5.050 P-1  A-1+  1195000000.00   100.00000 2  1195000000.00  1195000000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    5.050            1195000000.00                1195000000.00  1195000000.00                 
  
    1 ITEM IN SUBTOTAL FOR:   TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 51621 912827Z6 U S TREASURY NOTE   6.500 10/15/06  4.360 Aaa  AAA   25,000,000.00   100.04000 2  25,019,843.51  25,010,000.00       -9,843.51 
 51622 912827Z6 U S TREASURY NOTE   6.500 10/15/06  4.405 Aaa  AAA   25,000,000.00   100.04000 2  25,019,414.92  25,010,000.00       -9,414.92 
 47103 912828CY U S TREASURY NOTE   2.500 10/31/06  2.803 Aaa  AAA   10,000,000.00    99.81000 2   9,997,594.49   9,981,000.00      -16,594.49 
 47993 912828CY U S TREASURY NOTE   2.500 10/31/06  3.118 Aaa  AAA   20,000,000.00    99.81000 2  19,990,173.72  19,962,000.00      -28,173.72 
 47305 912828DD U S TREASURY NOTE   2.875 11/30/06  3.001 Aaa  AAA   10,000,000.00    99.66000 2   9,998,009.42   9,966,000.00      -32,009.42 
 47991 912828DD U S TREASURY NOTE   2.875 11/30/06  3.130 Aaa  AAA   20,000,000.00    99.66000 2  19,991,862.95  19,932,000.00      -59,862.95 
 47992 912828DF U S TREASURY NOTE   3.000 12/31/06  3.151 Aaa  AAA   20,000,000.00    99.49000 2  19,992,739.36  19,898,000.00      -94,739.36 
 48047 912828DF U S TREASURY NOTE   3.000 12/31/06  3.261 Aaa  AAA   10,000,000.00    99.49000 2   9,993,721.06   9,949,000.00      -44,721.06 
 49456 912828DF U S TREASURY NOTE   3.000 12/31/06  3.593 Aaa  AAA   20,500,000.00    99.49000 2  20,470,801.22  20,395,450.00      -75,351.22 
 49635 912828DF U S TREASURY NOTE   3.000 12/31/06  3.657 Aaa  AAA   25,000,000.00    99.49000 2  24,960,590.70  24,872,500.00      -88,090.70 
 49290 912828DJ U S TREASURY NOTE   3.125  1/31/07  3.667 Aaa  AAA   25,000,000.00    99.38000 2  24,956,365.69  24,845,000.00     -111,365.69 
 49216 912828DS U S TREASURY NOTE   3.625  4/30/07  3.716 Aaa  AAA   50,000,000.00    99.21000 2  49,974,850.47  49,605,000.00     -369,850.47 
 49672 912828DS U S TREASURY NOTE   3.625  4/30/07  3.704 Aaa  AAA   25,000,000.00    99.21000 2  24,988,853.79  24,802,500.00     -186,353.79 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.618           285,500,000.00               285,354,821.30 284,228,450.00   -1,126,371.30 
  
   13 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    4.774            1480500000.00                1480354821.30  1479228450.00   -1,126,371.30 
  
   14 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
 


